
Attachment 2 
 
Quarterly Benchmark Modifications Update – March 2011 
 

Approval 
Date Program 

Original 
Benchmark 

New 
Benchmark 

Benchmark 
Action 

Effective 
Date 

Portfolios/Composites 
Impacted 

 
January 2011 

 
Global Equity 

 
Total Global Equity ex AIM 
 

 
CalPERS Custom FTSE All 
World 

 
Benchmark 
Replacement 

 
Inception Date 
(July 2010) 
 

 
Internal Global Environmental 
Strategy HSBC CI Portfolio 

 
March 2011 

 
Global Equity 

 
CalPERS FTSE All EM ex 
KLD, Sudan, Tobacco, Net 
 

 
CalPERS FTSE All EM ex 
KLD, Sudan, Tobacco, Net 
 

 
Modified 
Benchmark 
Components 
(Russian GDR 
from Local 

 
March 2011 

 
Internal Emerging Market 
Index Portfolio 
 
Internal Structured Emerging 
Market Portfolio 
 
Internal Fundamental 
Emerging Market Portfolio 
 

 
March 2011 

 
Global Equity 

 
CalPERS Custom S&P 500 
 

 
CalPERS FTSE US TMI 1000 

 
Benchmark 
Replacement 
 

 
April 2011 

 
Markston Large Core Portfolio 
 
Piedmont Strategic Core 
Portfolio 
 

. 
March 2011 

 
Global Equity 

 
CalPERS Custom Russell 
2000 
 

 
CalPERS FTSE US TMI 2000 

 
Benchmark 
Replacement 

 
April 2011 

 
TIS Small Cap Portfolio 
 
Quotient Small Core Portfolio 
 
CWC Portfolio 
 

 
March 2011 

 
Global Equity 

 
CalPERS Custom Russell 
2000 Value 
 

 
CalPERS FTSE US TMI 2000 
Value 

 
Benchmark 
Replacement 

 
April 2011 

 
Lombardia Portfolio 
 
Windsor - LEIA Portfolio 
 
GW Capital Portfolio 
 
Phocas Portfolio 
 
Hubert Portfolio 
 
Channing Portfolio 
 

 
 
 

      



 
 
Quarterly Benchmark Modifications Update Continued – March 2011 
 

Approval 
Date Program 

Original 
Benchmark 

New 
Benchmark 

Benchmark 
Action 

Effective 
Date 

Portfolios/Composites 
Impacted 

 
March 2011 

 
Global Equity 

 
CalPERS Custom Russell 
2000 Growth 
 

 
CalPERS FTSE US TMI 2000 
Growth 

 
Benchmark 
Replacement 

 
April 2011 
 

 
Independence Portfolio 
 
Nicholas Small Growth 
Portfolio 
 
Mindshare Portfolio 
 
Riverbridge Portfolio 
 
Nicholas Portfolio 
 
OMT Portfolio 
 
CUPPS Portfolio 
 
AH Lisanti Portfolio 
 

 
March 2011 

 
Global Equity 

 
CalPERS Custom Russell 
1000 Growth 
 

 
CalPERS FTSE US TMI 1000 
Growth  

 
Benchmark 
Replacement 

 
April 2011 

 
Redwood Large Growth 
Portfolio 
 
Mastrapasqua Large Growth 
Portfolio 
 
Logan Large Growth Portfolio 
 
Redwood Large Growth – 
LEIA Portfolio 
 

 
March 2011 

 
Global Equity 

 
CalPERS Custom Russell 
1000  
 

 
CalPERS FTSE US TMI 1000  

 
Benchmark 
Replacement 
 

 
April 2011 

 
Stux Investments Portfolio 
 
Quotient Large Core Portfolio 
 

. 
March 2011 

 
Global Equity 

 
CalPERS Custom Russell 
1000 Value 
 

 
CalPERS FTSE US TMI 1000 
Value 

 
Benchmark 
Replacement 

 
April 2011 

 
Herndon Large Value Portfolio 
 

       

 


